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14 [MSG 3671 
Variable Coefficient Std. Error t-Statistic Prob. 
MA(2) 0.0739 0.0449 1.64 0.1007 
MA(1) -0.1527 0.0449 -3.40 0.0007 
MA(3) -0.0832 0.0449 -1.85 0.0645 
M ( 4 )  -0.1527 0.0450 -3.40 0.0007 
W(5) 0.0632 0.0450 1.41 0.1603 
R-squared 0.0461 Mean dependent var -0.1654 
Adjusted R-squared 0.0384 S.D. dependent var 3.8787 
S.E. of regression 3.8035 Akaike info criterion 5.5197 
Sum squared resid 7160.9 Schwarz criterion 5.5618 
Log likelihood -1374.9 Durbin-Watson stat 1.9896 
Variable Coefficient Std. Error t-Statistic Prob. 
M ( 2 )  0.0697 0.0448 1.55 0.1206 
MA(1) -0.1351 0.0445 -3.03 0.0025 
W ( 3 )  -0.08 94 0.0448 -1.99 0.0466 
U ( 4 )  -0.1357 0.0446 -3.04 0.0025 
R-squared 0.0423 Mean dependent var -0.1654 
Adjusted R-squared 0.0365 S.D. dependent var 3.8787 
S.E. of regression 3.8073 Akaike info criterion 5.5197 
Log likelihood -1375.9 Durbin-Watson stat 2.0160 
Sum squared resid 7189.7 Schwarz criterion 5.5534 
Q-stats 11.06 27.17 63.67 85.56 
Prob 0.198 0.130 0.001 0.001 
Q-stats(res-sq) 143.53 156.17 182.59 190.72 
Rob 0.000 0.000 0.000 0.000 
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